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Oi^E of the first efforts towards the formation of the Calculus of Functions is due to 
Laplace, whose solution of the functional equation of the first order, by means of two 
equations in finite differences, is well known. Functional equations were afterwards 
treated systematically by Mr. Babbage ; his memoirs were published in the Transactions 
of this Society, and there is some account of them in Professor Boole's Treatise on the 
Calculus of Finite Differences. A very important functional equation was solved by 
PoissoN in his Memoirs on Electricity ; which suggested to me the investigations I have 
now the honour to lay before the Society, 

I have commenced by discussing the linear functional equation of the first order with 
constant coefficients, when the subjects of the unknown functions are rational functions of 
the independent variable, and have shown how the solution of such equations may in a 
variety of cases be effected by series, and by definite integrals. I have then considered 
functional equations with constant coefficients of the higher orders, and have proved that 
they may be solved by methods similar to those used for equations of the first order. I 
have next proceeded with the solution of functional equations with variable coefficients. 

In connexion with functional equations, I have considered equations involving definite 
integrals, and containing an unknown function under the integral sign; the methods 
employed for their resolution depend chiefiy upon the solution of functional equations, 
as effected in this paper. The Calculus of Functions has now for a long time engaged 
the attention of analysts ; and I hope that the following iuvestigations will be found to 
have extended its power and resources. 

Let the functional equation be 






where <p is an unknown, and F a known function. 
Let 

n 2 
W=:^ +-C0S;2;, 

and the equation becomes 



or if 



9||:+;;: cos ^1=^,(4 
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we shall have 



Let 



^,(2z)-a^,(z)=F||.+^ cos gj. 
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whence (m) is less than nnity : then if 
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also 
we shall haye 






%(^2^+^-^7— 2^J^ E^^^2cosd+7^/W^^ 

=d J. ^^^g/(^)-' e-^-I-^ '^ {f log.2''+'+^f log.2} ; 

Vo Jo ^^ ^ H'^f-g-"? 

{ sin (g log, 2"+') + a sin (^ log, 2"+' +g log. 2) + a' sin (^ log, 2"+' + 2f log, 2) + &c. } 

Vo Jo ''^ e'^i—s-"? 1— 2acos(glog£2''+') + «* * 
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where 

+Fj 2^:+- cos cos ^(g^+^"^) — ;: sin cos l(g^— g~^) L 
Next let the functional equation be 



JLj%3Xf 



n (^2— 3^) + f|;-3 U4-j2^^+ra^l— a^(;j?)=F(47). 



» . 2 

,^=_^^+-_cos-^, 



and the equation will be transformed into 
this may be written 



Let 

1 



>»+i 



whence 

The same method evidently applies, and we thus obtain the value of 9(^). 
In the same way we may treat the equation 

where a^^m^ya^^ , • , a^_^ must be supposed given in terms of a^^j, a^. 
We will now consider the equation 

({n ^r)r^ 4. 2r# + 2r [r7^--^nr^ — - 2nrJ)m 4- ((^ — r )r'^ + 2rn'^) ^^) ^ ^ ^. ^ 

Let 

n +r cos^ 

^=-1 5 • 

B'+rcos^ 

Then the equation becomes 

n4-rcos2^) f%4-f COS0 ) ^(n-^-rco^z') 

rJ-^-r^ cqb2z\ ^*^1 n'+r'cos-s'j W + r'cos^j' 

which may be treated as before : as we may write it 
Similar methods will evidently apply to the equation 
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The general linear functional equation of the nth order with constant coefficients is 

where the subject '^x is supposed to be the same as in the preceding equations; 

Let x—x{^)^ ^^d '4/(^)=4%(^)=%(^^) suppose; then 4^^)=%^% 4^^=%^% ^c*? 
and the equation becomes 

Let 0= — ~, and the equation becomes 

P%(j^) +<^9%(jr^iJ +^9%(j^2) +^?%(^H:i=l) +^9x(^n) =^x(j^n)* 

This equation may be written 



or 



^^l m^ 






+^|F%^^^J -«2F%(^^^irF^j +«lF%(-f?;H:-2J 4-&C. 



J-. 



c, 



c 



\+,. 14.&C. 



c 



+zzfl^+r£V.+&c., 



(-%)^ ^ {^a^Y^^^^^) 



where Ai, A^^ A3, &c. are certain functions of m^^ 053, esg, &C.5 and C^, Cg, C3, &c, are 
arbitrary constants, from whence we at once obtain the value of (p(w). 

We now proceed to consider functional equations with variable coefficients. And first 
let the equation be 



^i^)-%i^)P' 



a + bw 



' J- I w /,. 



where %(^^) and F(^) are known rational functions of («). 
Let 

a+bu^ 
then 



'^^8+19 



w'ajJ.I - 



Suppose a solution of this equation of finite differences to be 



^« 



A+B-^ 

'C + Ei' 
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the equation becomes 
Let 

(«i+^)(«2 + g)(«3 + g) ... 

and the equation may then be written 



,«« r(«i+g)r(«a+^')r(«8+g)... ^ 



Hence 



, c r(5,+^)r(/S2-K^)... 
+ • • • +^^ r(«i +^) rK+^) ... 

F% is a rational function of {z\ and may therefore be decomposed into a series of 
terms of the form 



I . 1 



Hence 



. 1 . («i+^^)(«g + g)(«3 + ^)--- ^ I P-r 

"•"a^' r(ai +5')r(«2+r)r(«3+£') . . .' 

We may obtain a multiple integral which shall be equivalent id any of the above 
series, by remembering that 

«(a + l)(« + 2)...(a + w-l) _ r^ C\^^.^u^ .AA-.~x^.. 

/3(^+i)(/3+2)...(^+«-i)-r«r(^-«)J;^ ^^ ^>' *^ 



r/S.ef" e'-ij) 



/3(/3 + l)(^ + 2)...((3+«-l)— 2^ 1 (l + it;f+ 



» 



also 



h-^rkn J, 



and summing accordingly. We may hence immediately deduce the value of (p{w). 
It is evident that the functional equation 

MDCCCLXII. 2 O 
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when -vl/j and Fj are known functions of (x)^ may be reduced to the form 

by making 

(p,{x)='^{x)(p{x). 

The second equation has already been considered ; it becomes, therefore, interesting 
to ascertain what equations are included under the form of the first equation, in other 

words, to consider what forms the algebraical expression ♦/ , , \^ — ^ can possibly take. 
The following are a few of them : — 

\/a+Vc.x ' a!{b + cwy {2a + bX'\'Caf^)x{b + cxy a—cx'^ 

Many others may, in like manner, be imagined; and the same methods, mutatis 
mutandis^ a,pply to functional equations of the higher orders with variable coeificients. 

I now come to the consideration of equations involving definite integrals, when the 
equation contains an unknown function under the sign of definite integration. 

Let us take the equation 

r' F,{ci)+¥c,{u).x^ J . ._^. . 

where <p(x) is an unknown function of (x) not containing (a), Fi(a), Fzi^)* • • 5 ^5(0^) rational 
functions of (a) which is supposed to vary independently of (x)^ to determine (p(x). 
Suppose the equation can be written in the form 

where 

X{x)=(p(x)\/l--x^. 

Let ^^sin^? and the equation reduces to 

J/^H^^'' 2^ \1 -• 2x« cos H (x«)'+ r=^2cr^^^TT^| - 2* W 

C^ (l-a2)x(sin-) 
^^ ' Jo 1— 2«cos6 + «^ 



or if 



we find 



v{/x(a)+i«,4(«)=2FC4 
Suppose the solution of this equation be determined by the former investigations to be 



then 






'0 1 — 2a cosfl4-«^ 

Assume 

X sin o =^o+<^i cos ^+^2 cos 2^4-^3 cos 3^+ . , . , 
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then since 



we have 






iz:2^^fl"q:^2 =1 +2a COS ^+2a^ cos 20+ . . ., 

1 



a 



+aig-^^+a,g-^^^ + . . . =J/(s-*'). 



Hence 



>^{'^l)=hif^+fi-''}^ 



whence <p(w) can be determined- 
Similar treatment will of course apply to the equation 

but the functional equation employed for its solution (when possible by this method) 
will be of a higher order. 

Let us, lastly, consider the equation 

to find ^, where F^^ is a known function of (w) not containing (a), and (a) varies 
independently of (w). 

Let '4/(a)=|3, then a5=%//~^|3, and the equation becomes 

Let 

then we shall have 

mdxSrX+mdx . xY(x) . ^-^A^^\dxx''E{x) . /3=+ . . . 



=Fv^-'0+F'4/-'0./3+F"^/^-'0. |^+ . ..; 



then 



Hence 






being any variable. 
Now suppose 



Ji^il>-^^**^' 



and that we are able to express x{n) by a definite integral, so that 
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the integral being supposed to have certain finite limits, we shall have 

Thus if 
we have 



